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論　文
Abstract
It was investigated about a “buying and selling timing” of equity investments for begin-
ners of NISA by using only a simple "to buy in the local minimum value, to sell at the 
maximum value" method.
As a result, it was found that even a beginner of NISA can obtain a success rate of 
about 1  to 3% on average even if the buying and selling in any timing.
Furthermore, in this method, it was found that although it is possible to obtain a suc-
cess rate of 25.5% at the maximum, the worst case loss 4.9%.
However, another inspection is necessary separately whether this finding comes under 
equally about all companies listed on the Tokyo Stock Exchange.
This result is consistent with the results of the three papers that the author already pub-
lished (Kawamoto 2014, 2015,2016).
要　約
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情報リテラシーで始める 
株式投資のデイトレーディング
川本　勝
An Introduction to the Day-Trading of Equity Investment 
by Using Information Literacy
KAWAMOTO, Masaru
38
尚美学園大学総合政策研究紀要第28号／2016年9月
序　論
???????????????????2013??????????All About???????
???????60???70?????????????????????????????27?
??????????????????????????2013???????????????
???25??????????23?940??????????????????????????
???????????????????????2014??????????????????
??????NISA?????56.7??60???????????????
??????????????????????????????????????????
????????????????????????????????????????
????????????????????????? 3????????2014?2015?
2016?????????????????????????????????????????
??????????????????????????Excel???????????????
???????????????????????????????????????????
????????NISA?????????????Nippon Individual Savings Account?????
?????2014????????????????????????????????????
????????????2014????????2013???????????????????
????????????????????????????
??????????1?????????????????NISA????????2014???
???????????NISA?????????????????????????????
???????????????????????????????????????????
???????????????????????????????????????????
????????60?????????????????????2????????????
?????????????????????????????2014????????TOPIX?
Core30?2013???????????????1?????????
?????????????????????????????????????
?????????????????????
?????????????????3????????2014?2015?2016???
?????????
キーワード
NISAニーサ?Nippon Individual Savings Account?
情報リテラシ ?ーInformation Literacy?
デイトレーディング?Day Trading?
スイングトレード?Swing Trade?
株式投資?Stock Investment?
39
情報リテラシーで始める株式投資のデイトレーディング［川本　勝］
???????????2?????????????????????????????
2015???????????????Harry M Markowitz 1952???????????????
????????????????????????Volatility???????????????
????????????2014????????TOPIX?Core30?2013???????????
?????????????NISA???????????????????????????
????????????????????????????????????Volatility???
????????????????????2??
??????????3???????????????????????????????
2016?????????????????????????????????????????
???????????????????2014????????TOPIX?Core30?2013????
????????????????????????????????????????NISA
図1　極小－極大手法による利益率のヒストグラム
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図4　極小－極大手法における差分と極小点・極大点の算出
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図8　2013年の平均株価の推移
図9　KDDIの株価データ
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?????TOPIX?Core30??????????30????NTT????KDDI?????28
??????2013??????????????????12????????????????
???????9????????????????75????2?????????????
??????????????????2?3????????????95?????????
??????????????????????????????????????????
?????????1?????????????88.87??????????????????
??82.93?????????
??????????????????????????????????????????
??????????????????????????????
??????????????????????????????????????????
???????????????????????????
????????????????????????????????????????
?????????????????????3????????2014?2015?2016????
??????????????
調査結果の免責
TOPIX?Core30??????????????????????????????????
2013?????????????????Historical data??????????????????
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????????????????
?????????????????TOPIX?Core30?2013???????????????
???????????????????????????????????????????
??????????????????2014???????????????????????
???????????????????????????????????????????
??????????????????????
???
?????????????????????????????????????
??????????????????????????????????
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